The class of continuous functions h for which h (Brownian motion) is a Markov process is determined.
There is a general criterion, due to Rosenblatt for Markov chains [4] (see also [2, p. 325] ). A continuous function h is in K iff for all x and y, h(x) = h(y) implies that Pt(x, h~ 1(A)) = P((y, h~ l(A)) for all / > 0 and Borel sets A. Equivalently, We can now complete the proof of the Theorem. Suppose h £si has a single local (hence global) extremum at x . We may as well suppose x is a minimum. Let a = h(x ). By Lemma 2 applied to A = {xA:
(6) \x -* | = 22 o h(x).
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But h is continuous and strictly monotone on (-00, xQ] and on [xQ , 00) (for it is nowhere constant) so that u must also be continuous and strictly increasing on the range of h. In particular, it is invertible, so (6) gives us (7) h(x) = u~1 o /3(x-x0).
This leaves the case where h is nonconstant and has more than one local extremum. is strictly monotone on [a, b] , the range of h. In particular, 72"" exists, and (8) and (9) give
which completes the proof. 
